Random sets and imprecise probabilities Random sets, or measurable multi-valued mappings, constitute a useful generalisation of random variables. They arise in many different contexts, such as the analysis of perception-based information or in probability sampling design, and have been applied in different fields such as economy or stochastic geometry. On the other hand, the term 'imprecise probabilities' is used to refer to the many mathematical models which measure uncertainty without sharp numerical probabilities. This kind of models is needed in inference problems where the relevant information is scarce, vague or conflicting and in decision problems where preferences may also be incomplete.
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